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1.  The Trading Book/Banking Book boundary  
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2.  Factoring in market liquidity 

 

 

 

 

                                                                                                                                                         



risk | valuation | strategy 
 
 
 
 

 

3.  Relationship between standardised and internal models-based 

approaches 
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4.  Revised models-based approach 
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6.  Risk Factor Aggregation 

7.  Discrete credit risk modelling 
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9 and 10.  Revised standardised approach 

                                                 



risk | valuation | strategy 
 
 
 
 

 

 

 

 

 

 

 

 

                                                 



risk | valuation | strategy 
 
 
 
 

 

Concluding remarks 
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Appendix: A possible models-based method for the calculation of 

liquidity-risk-sensitive capital for the trading book 


